Select d + 1 non-collinear points from P 
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Form simplex Sj from the selected points 






Select a point xj from the interior of the simplex 
S| (e.g. the centre of gravity of simplex S\) 






Define a path [Xq x] 
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Fig. 2 
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Select an n-dimensional vector \W where 
X 1 +...+ A, n = 1 and A,j>.0 






Calculate M 






Calculate p® : = M • P®, x 


: = M-xundxW: = p®-xW - 






Calculate ^ +1 ) = ^0) + p(0 T . (J . j(0)j 
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Delete all components which infringe the secondary conditions 
>^>0 from the vector X® and the matrix p(0. 
l0 +1 ) and p0 +1 ) result from this. 
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Fig. 6 
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